
STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-2,533.820 -2,533.82 -2,533.821.000000 0.00 0.00
1.000000Base -2,533.82 -2,533.821.000000 0.00 0.00

US DOLLAR  Total
-2,533.820 Local -2,533.82 -2,533.82 0.00 0.00

Base -2,533.82 -2,533.82 0.00 0.00

Base-2,533.820 -2,533.82 -2,533.82 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

02 Dec 20191.61000022599G006 CREDIT AGRICOLE REPO REPO

100.000000Local12,553,817.740 12,553,817.74 12,553,817.74100.000000 0.00 0.67
100.000000Base 12,553,817.74 12,553,817.74100.000000 0.00 0.67

15 Jan 20201.9300007426M4AF4 PRIVATE EXP. FUNDING

99.758750Local25,000,000.000 24,939,687.50 24,939,687.5099.758750 0.00 1.34
99.758750Base 24,939,687.50 24,939,687.5099.758750 0.00 1.34

29 Jan 20201.7600007426M4AV9 PRIVATE EXP. FUNDING

99.711556Local15,000,000.000 14,956,733.34 14,956,733.3499.711556 0.00 0.80
99.711556Base 14,956,733.34 14,956,733.3499.711556 0.00 0.80

03 Feb 20201.9100007426M4B30 PRIVATE EXP. FUNDING

99.660444Local15,000,000.000 14,949,066.66 14,949,066.6699.660444 0.00 0.80
99.660444Base 14,949,066.66 14,949,066.6699.660444 0.00 0.80

01 Apr 20201.8100007426M4D12 PRIVATE EXP. FUNDING

99.386611Local10,000,000.000 9,938,661.11 9,938,661.1199.386611 0.00 0.53
99.386611Base 9,938,661.11 9,938,661.1199.386611 0.00 0.53

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

30 Apr 20201.7700007426M4DW4 PRIVATE EXP. FUNDING

99.257583Local15,000,000.000 14,888,637.50 14,888,637.5099.257583 0.00 0.80
99.257583Base 14,888,637.50 14,888,637.5099.257583 0.00 0.80

31 Dec 20301.5429838579929T0 STATE STR INSTL INVT TR TREASURY PLUS FD INSTL CL

100.000000Local6,236,702.370 6,236,702.37 6,236,702.37100.000000 0.00 0.34
100.000000Base 6,236,702.37 6,236,702.37100.000000 0.00 0.34

02 Jan 20202.061400912796RT8 TREASURY BILL 01/20 0.00000

99.803176Local15,000,000.000 14,970,476.44 14,970,476.4499.803176 0.00 0.80
99.803176Base 14,970,476.44 14,970,476.4499.803176 0.00 0.80

23 Apr 20201.629000912796SM2 TREASURY BILL 04/20 0.00000

99.348400Local10,000,000.000 9,934,840.00 9,934,840.0099.348400 0.00 0.53
99.348400Base 9,934,840.00 9,934,840.0099.348400 0.00 0.53

19 Dec 20192.131000912796SX8 TREASURY BILL 12/19 0.00000

99.893450Local10,000,000.000 9,989,345.00 9,989,345.0099.893450 0.00 0.54
99.893450Base 9,989,345.00 9,989,345.0099.893450 0.00 0.54

26 Dec 20191.537600912796SY6 TREASURY BILL 12/19 0.00000

99.875604Local20,000,000.000 19,975,120.83 19,975,120.8399.875604 0.00 1.07
99.875604Base 19,975,120.83 19,975,120.8399.875604 0.00 1.07

16 Jan 20201.632500912796TB5 TREASURY BILL 01/20 0.00000

99.774992Local30,000,000.000 29,932,497.56 29,932,497.5699.774992 0.00 1.61
99.774992Base 29,932,497.56 29,932,497.5699.774992 0.00 1.61

23 Jan 20201.630000912796TC3 TREASURY BILL 01/20 0.00000

99.760396Local40,000,000.000 39,904,158.34 39,904,158.3499.760396 0.00 2.15
99.760396Base 39,904,158.34 39,904,158.3499.760396 0.00 2.15

06 Feb 20201.546100912796TE9 TREASURY BILL 02/20 0.00000

99.712254Local20,000,000.000 19,942,450.72 19,942,450.7299.712254 0.00 1.07
99.712254Base 19,942,450.72 19,942,450.7299.712254 0.00 1.07

13 Feb 20201.546300912796TF6 TREASURY BILL 02/20 0.00000

99.644656Local20,000,000.000 19,928,931.22 19,928,931.2299.644656 0.00 1.07
99.644656Base 19,928,931.22 19,928,931.2299.644656 0.00 1.07

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

16 Apr 20201.627600912796TR0 TREASURY BILL 04/20 0.00000

99.380608Local10,000,000.000 9,938,060.78 9,938,060.7899.380608 0.00 0.53
99.380608Base 9,938,060.78 9,938,060.7899.380608 0.00 0.53

10 Dec 20191.545000912796WH8 TREASURY BILL 12/19 0.00000

99.959736Local40,000,000.000 39,983,894.50 39,983,894.5099.959736 0.00 2.15
99.959736Base 39,983,894.50 39,983,894.5099.959736 0.00 2.15

17 Dec 20191.546400912796WJ4 TREASURY BILL 12/19 0.00000

99.931271Local10,000,000.000 9,993,127.11 9,993,127.1199.931271 0.00 0.54
99.931271Base 9,993,127.11 9,993,127.1199.931271 0.00 0.54

31 Dec 20191.540000912796WL9 TREASURY BILL 12/19 0.00000

99.871667Local20,000,000.000 19,974,333.33 19,974,333.3399.871667 0.00 1.07
99.871667Base 19,974,333.33 19,974,333.3399.871667 0.00 1.07

07 Jan 20201.531500912796WM7 TREASURY BILL 01/20 0.00000

99.842596Local20,000,000.000 19,968,519.16 19,968,519.1699.842596 0.00 1.07
99.842596Base 19,968,519.16 19,968,519.1699.842596 0.00 1.07

21 Jan 20201.550800912796WP0 TREASURY BILL 01/20 0.00000

99.780303Local20,000,000.000 19,956,060.67 19,956,060.6799.780303 0.00 1.07
99.780303Base 19,956,060.67 19,956,060.6799.780303 0.00 1.07

09 Dec 20191.650000926NKW009 AMHERST PIERPONT 04/15 VAR

100.000000Local27,000,000.000 27,000,000.00 27,000,000.00100.000000 0.00 1.45
100.000000Base 27,000,000.00 27,000,000.00100.000000 0.00 1.45

02 Dec 20191.580000978UHK000 DAIWA CAPITAL MARKETS REPO

100.000000Local68,564,770.920 68,564,770.92 68,564,770.92100.000000 0.00 3.69
100.000000Base 68,564,770.92 68,564,770.92100.000000 0.00 3.69

03 Dec 20191.500000979QHT009 WELLS FARGO REPO

100.000000Local90,000,000.000 90,000,000.00 90,000,000.00100.000000 0.00 4.84
100.000000Base 90,000,000.00 90,000,000.00100.000000 0.00 4.84

01 Dec 20191.260000979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local2,533.160 2,533.16 2,533.16100.000000 0.00 0.00
100.000000Base 2,533.16 2,533.16100.000000 0.00 0.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

02 Dec 20191.620000979TUW001 GUGGENHEIM SECURITIES REPO 08/14 VAR

100.000000Local199,510,531.600 199,510,531.60 199,510,531.60100.000000 0.00 10.72
100.000000Base 199,510,531.60 199,510,531.60100.000000 0.00 10.72

US DOLLAR  Total
768,868,355.790 Local 767,932,957.56 767,932,957.56 0.00 41.28

Base 767,932,957.56 767,932,957.56 0.00 41.28

Base768,868,355.790 767,932,957.56 767,932,957.56 0.00 41.28

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

05 Dec 20190.010000912796RN1 TREASURY BILL 12/19 0.00000

99.988256Local60,000,000.000 59,987,041.66 59,992,953.6099.978403 5,911.94 3.22
99.988256Base 59,987,041.66 59,992,953.6099.978403 5,911.94 3.22

02 Jan 20200.010000912796RT8 TREASURY BILL 01/20 0.00000

99.865667Local50,000,000.000 49,919,199.93 49,932,833.5099.838400 13,633.57 2.68
99.865667Base 49,919,199.93 49,932,833.5099.838400 13,633.57 2.68

30 Jan 2020912796RY7 TREASURY BILL 01/20 0.00000

99.741165Local30,000,000.000 29,912,083.32 29,922,349.5099.706944 10,266.18 1.61
99.741165Base 29,912,083.32 29,922,349.5099.706944 10,266.18 1.61

27 Feb 20200.010000912796SD2 TREASURY BILL 02/20 0.00000

99.623000Local110,000,000.000 109,565,113.75 109,585,300.0099.604649 20,186.25 5.89
99.623000Base 109,565,113.75 109,585,300.0099.604649 20,186.25 5.89

26 Mar 2020912796SH3 TREASURY BILL 03/20 0.00000

99.501667Local10,000,000.000 9,940,147.25 9,950,166.7099.401473 10,019.45 0.53
99.501667Base 9,940,147.25 9,950,166.7099.401473 10,019.45 0.53

21 May 20200.010000912796SR1 TREASURY BILL 05/20 0.00000

99.260187Local15,000,000.000 14,889,454.13 14,889,028.0599.263028 -426.08 0.80
99.260187Base 14,889,454.13 14,889,028.0599.263028 -426.08 0.80

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

29 Nov 2019912796SU4 TREASURY BILL 11/19 0.00000

0.000000Local0.000 -3,237.61 0.000.000000 3,237.61 0.00
0.000000Base -3,237.61 0.000.000000 3,237.61 0.00

12 Dec 20190.010000912796SW0 TREASURY BILL 12/19 0.00000

99.956174Local40,000,000.000 39,976,518.07 39,982,469.6099.941295 5,951.53 2.15
99.956174Base 39,976,518.07 39,982,469.6099.941295 5,951.53 2.15

19 Dec 20190.010000912796SX8 TREASURY BILL 12/19 0.00000

99.929863Local40,000,000.000 39,961,214.98 39,971,945.2099.903037 10,730.22 2.15
99.929863Base 39,961,214.98 39,971,945.2099.903037 10,730.22 2.15

26 Dec 20190.010000912796SY6 TREASURY BILL 12/19 0.00000

99.897150Local60,000,000.000 59,920,881.93 59,938,290.0099.868137 17,408.07 3.22
99.897150Base 59,920,881.93 59,938,290.0099.868137 17,408.07 3.22

09 Jan 20200.010000912796TA7 TREASURY BILL 01/20 0.00000

99.834040Local30,000,000.000 29,940,770.94 29,950,212.0099.802570 9,441.06 1.61
99.834040Base 29,940,770.94 29,950,212.0099.802570 9,441.06 1.61

23 Jan 20200.010000912796TC3 TREASURY BILL 01/20 0.00000

99.774306Local10,000,000.000 9,970,481.94 9,977,430.6099.704819 6,948.66 0.54
99.774306Base 9,970,481.94 9,977,430.6099.704819 6,948.66 0.54

06 Feb 20200.010000912796TE9 TREASURY BILL 02/20 0.00000

99.714000Local10,000,000.000 9,962,079.88 9,971,400.0099.620799 9,320.12 0.54
99.714000Base 9,962,079.88 9,971,400.0099.620799 9,320.12 0.54

13 Feb 20200.010000912796TF6 TREASURY BILL 02/20 0.00000

99.685694Local40,000,000.000 39,873,542.13 39,874,277.6099.683855 735.47 2.14
99.685694Base 39,873,542.13 39,874,277.6099.683855 735.47 2.14

20 Feb 2020912796TG4 TREASURY BILL 02/20 0.00000

99.653889Local90,000,000.000 89,677,839.31 89,688,500.1099.642044 10,660.79 4.82
99.653889Base 89,677,839.31 89,688,500.1099.642044 10,660.79 4.82

05 Mar 20200.010000912796TH2 TREASURY BILL 03/20 0.00000

99.592014Local30,000,000.000 29,872,588.92 29,877,604.2099.575296 5,015.28 1.61
99.592014Base 29,872,588.92 29,877,604.2099.575296 5,015.28 1.61

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

12 Mar 20200.010000912796TK5 TREASURY BILL 03/20 0.00000

99.562333Local10,000,000.000 9,948,149.98 9,956,233.3099.481500 8,083.32 0.54
99.562333Base 9,948,149.98 9,956,233.3099.481500 8,083.32 0.54

19 Mar 20200.010000912796TL3 TREASURY BILL 03/20 0.00000

99.536350Local15,000,000.000 14,916,047.30 14,930,452.5099.440315 14,405.20 0.80
99.536350Base 14,916,047.30 14,930,452.5099.440315 14,405.20 0.80

02 Apr 20200.010000912796TM1 TREASURY BILL 04/20 0.00000

99.473875Local10,000,000.000 9,938,124.17 9,947,387.5099.381242 9,263.33 0.53
99.473875Base 9,938,124.17 9,947,387.5099.381242 9,263.33 0.53

09 Apr 20200.010000912796TQ2 TREASURY BILL 04/20 0.00000

99.438760Local10,000,000.000 9,939,333.36 9,943,876.0099.393334 4,542.64 0.53
99.438760Base 9,939,333.36 9,943,876.0099.393334 4,542.64 0.53

30 Apr 20200.010000912796TS8 TREASURY BILL 04/20 0.00000

99.350625Local10,000,000.000 9,931,630.52 9,935,062.5099.316305 3,431.98 0.53
99.350625Base 9,931,630.52 9,935,062.5099.316305 3,431.98 0.53

07 May 20200.010000912796TT6 TREASURY BILL 05/20 0.00000

99.320757Local10,000,000.000 9,932,573.50 9,932,075.7099.325735 -497.80 0.53
99.320757Base 9,932,573.50 9,932,075.7099.325735 -497.80 0.53

14 May 20200.010000912796TV1 TREASURY BILL 05/20 0.00000

99.285917Local10,000,000.000 9,929,416.63 9,928,591.7099.294166 -824.93 0.53
99.285917Base 9,929,416.63 9,928,591.7099.294166 -824.93 0.53

28 May 20200.010000912796TW9 TREASURY BILL 05/20 0.00000

99.219602Local15,000,000.000 14,884,967.62 14,882,940.3099.233117 -2,027.32 0.80
99.219602Base 14,884,967.62 14,882,940.3099.233117 -2,027.32 0.80

04 Jun 20200.010000912796TX7 TREASURY BILL 06/20 0.00000

99.189520Local10,000,000.000 9,920,627.80 9,918,952.0099.206278 -1,675.80 0.53
99.189520Base 9,920,627.80 9,918,952.0099.206278 -1,675.80 0.53

06 Aug 2019912796VP1 TREASURY BILL 08/19 0.00000

0.000000Local0.000 -2,421.88 0.000.000000 2,421.88 0.00
0.000000Base -2,421.88 0.000.000000 2,421.88 0.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

03 Dec 2019912796WG0 TREASURY BILL 12/19 0.00000

99.995576Local10,000,000.000 9,999,130.56 9,999,557.6099.991306 427.04 0.54
99.995576Base 9,999,130.56 9,999,557.6099.991306 427.04 0.54

10 Dec 20190.010000912796WH8 TREASURY BILL 12/19 0.00000

99.964904Local20,000,000.000 19,991,462.50 19,992,980.8099.957313 1,518.30 1.07
99.964904Base 19,991,462.50 19,992,980.8099.957313 1,518.30 1.07

17 Dec 20190.010000912796WJ4 TREASURY BILL 12/19 0.00000

99.933948Local60,000,000.000 59,957,444.45 59,960,368.8099.929074 2,924.35 3.22
99.933948Base 59,957,444.45 59,960,368.8099.929074 2,924.35 3.22

24 Dec 20190.010000912796WK1 TREASURY BILL 12/19 0.00000

99.903180Local70,000,000.000 69,929,222.60 69,932,226.0099.898889 3,003.40 3.76
99.903180Base 69,929,222.60 69,932,226.0099.898889 3,003.40 3.76

31 Dec 20190.010000912796WL9 TREASURY BILL 12/19 0.00000

99.871514Local30,000,000.000 29,958,604.18 29,961,454.2099.862014 2,850.02 1.61
99.871514Base 29,958,604.18 29,961,454.2099.862014 2,850.02 1.61

07 Jan 20200.010000912796WM7 TREASURY BILL 01/20 0.00000

99.844400Local40,000,000.000 39,936,802.01 39,937,760.0099.842005 957.99 2.15
99.844400Base 39,936,802.01 39,937,760.0099.842005 957.99 2.15

14 Jan 20200.010000912796WN5 TREASURY BILL 01/20 0.00000

99.813270Local40,000,000.000 39,924,833.23 39,925,308.0099.812083 474.77 2.15
99.813270Base 39,924,833.23 39,925,308.0099.812083 474.77 2.15

21 Jan 20200.010000912796WP0 TREASURY BILL 01/20 0.00000

99.783507Local60,000,000.000 59,869,425.62 59,870,104.2099.782376 678.58 3.22
99.783507Base 59,869,425.62 59,870,104.2099.782376 678.58 3.22

28 Jan 20200.010000912796WQ8 TREASURY BILL 01/20 0.00000

99.756167Local40,000,000.000 39,901,377.60 39,902,466.8099.753444 1,089.20 2.14
99.756167Base 39,901,377.60 39,902,466.8099.753444 1,089.20 2.14

US DOLLAR  Total
1,095,000,000.000 Local 1,092,172,472.28 1,092,362,558.55 190,086.27 58.72

Base 1,092,172,472.28 1,092,362,558.55 190,086.27 58.72

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

Base1,095,000,000.000 1,092,172,472.28 1,092,362,558.55 190,086.27 58.72

FIXED INCOME Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2019

ATZG

ST OF AZ POOL 7 LGIP FF&C

December 10, 2019As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,860,102,896.02Base1,863,865,821.970
FUND Total

1,860,292,982.29 190,086.27 100.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: December 10, 2019

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: November 30, 2019

Base Currency:USD - US DOLLAR

ST OF AZ POOL 7 LGIP FF&C

ATZG
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-2,533.820 -2,533.82 0.000.00Local -2,533.82 0.00

CASH

0.00-2,533.82 0.000.00-2,533.82Base 0.00

768,868,355.790 767,932,957.56 0.000.00Local 767,932,957.56 41.28

CASH EQUIVALENT

0.00767,932,957.56 0.000.00767,932,957.56Base 41.28

1,095,000,000.000 1,092,362,558.55 190,086.27190,086.27Local 1,092,172,472.28 58.72

FIXED INCOME

190,086.271,092,362,558.55 190,086.270.001,092,172,472.28Base 58.72

US DOLLAR  Total
1,863,865,821.970 1,860,102,896.02 1,860,292,982.29 190,086.27190,086.27Local 100.00

0.00190,086.271,860,102,896.02 1,860,292,982.29 190,086.27Base 100.00

0.00190,086.271,863,865,821.970 1,860,102,896.02 1,860,292,982.29 190,086.27

FUND Total
Base 100.00

Prepared by State StreetPage 10 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

November 30, 2019 December 10, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-2,533.820 -2,533.82 -2,533.82 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
-2,533.820 -2,533.82 -2,533.82 0.000.00 0.000.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

November 30, 2019 December 10, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

768,868,355.790 767,932,957.56 767,932,957.56 41.28 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
768,868,355.790 767,932,957.56 767,932,957.56 0.0041.28 0.000.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

November 30, 2019 December 10, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

1,095,000,000.000 1,092,172,472.28 1,092,362,558.55 58.72 190,086.27 0.00 190,086.27
US DOLLAR

FIXED INCOME Total
1,095,000,000.000 1,092,172,472.28 1,092,362,558.55 190,086.2758.72 190,086.270.00

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

November 30, 2019 December 10, 2019

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,863,865,821.970 1,860,102,896.02 1,860,292,982.29 100.00 190,086.27 0.00 190,086.27
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

November 30, 2019 December 10, 2019

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-2,533.820 -2,533.82 -2,533.82 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
768,868,355.790 767,932,957.56 767,932,957.56 41.28 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
1,095,000,000.000 1,092,172,472.28 1,092,362,558.55 58.72 190,086.27 0.00 190,086.27

195,538.20
-5,451.93

0.00
0.00

195,538.20
-5,451.93

GN GN GN
LS LS LS

FUND Total
1,863,865,821.970 1,860,102,896.02 1,860,292,982.29 100.00 190,086.27 0.00 190,086.270.000

0.00-5,451.93 LS
GN195,538.20 0.00 195,538.20

-5,451.93
GN GN
LS LS

Page 15 Books Closed Prepared by State Street
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